Fast precision estimation in high-dimensional multivariate joint models.
A fast way is proposed based on the multiple outputation idea (Hoffman et al., ; Follmann et al., ) to calculate the precision of parameter estimates for high-dimensional multivariate joint models using a pairwise approach (Fieuws and Verbeke, ; Fieuws et al., ). Simulation results as well as data analysis shows possibly more than 2500 times faster computations using the proposed method. In our real data illustration, the time gain is more than 330 times.